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December 12, 2012 oo 2 [T
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2 2 ()
Ms. Jocelyn Boyd =0 % Tl
Chief Clerk and Administrator T L
Public Service Commission of South Carolina Loz
101 Executive Center Drive, Suite 100 = g oot (T
Columbia, South Carolina 29210i o U
mo

Re: Docket No. 2001-410-G.

Dear Ms, Boyd:

Enclosed is Piedmont’s Deferred Account-Hedging Program report for the period end September
30, 2012.

If you have any questions, please feel free to contact me.

Sincerely,

== AN

Jenny Furr
Manager-Regulatory Reporting
704-731-4560

Jenny Furr@Piedmontng.com

Enclosures
C: ORS e
OEC 1392012
PSCSC
MAIL / DMS

A720 Piedmont Row Drive « Charlotte, NC 28210 ‘
pledmoning.com
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Piedmont Natural Gas

Reconciliation of ADM statement to SC Hedging Activity and Recon

September 2012

2

el
(1

15.50

A

A

¥ of A's

Commission and Fees rate

Total Commission and Fees (Expenditures)

B

B

3 of B's

Less: Fees (Expendilures)
Option Premium

Aclivity in Account

Debits (D)

Credits {C)

25,119.00

Y of D's

3)

25,119.00

25,119.00

25,119.00
(25,119.00)

Y ofCs

>ofC's

¥ of D's

P&L and Cash Activity per ADM statement
Reverse ADM accrued previous month
ADM accrual in current month

P&L and Cash Activity

8

“4)
(8)

15.50

E

E

Y ofE's

Commission and Fees rate
Total Fees (Receipts)

Proceeds from positions (Receipts)
Total Fees (Receipts)
Futures P&L per ADM statement

()

Interest from ADM




ADM INVESTOR SERVICES, INC.
Chicago Board of Trade Building
141 W. Jackson Blvd. ® Suite 1600A
Chicago, Hlinios 60604-3190

PIEDMONT NATURAL GAS CO
SOUTH CARCLINA ACCOUNT
ATTN ROB THORNTON

PO BOX 33068

CHARLOTTE NC 28233-3060

* o ok & ok * & * & * Y OUR

e

ACTIVITY:

DATE LONG/BUY SHRT/SELL DESCRIPTION
9/04/2 WIRE

WIRE
9/26/2 i CALL OCT..12 ‘MYM'NAT GAS. E'Shoe o
9/26/2 21 CALL. OCT 12 ‘NYM NAT GAS E 5400 C
9/26/2 7. CALL OCT 12 NYM NAT GAS E 5500

# % % R k Kk % %k k * % ® *k k ¥ * P.0'§.I ThI O-N:-'8 I N YOUR

5/31/2 30 _CALL JUN:13 'NYM NAT GAS E 4350
30% e OPTION MARKET VALUE
EXPIRE “5/28/13
AVERAGE LONG: .14100
 LASTmTRADE DATE: 5/28/13
1/17/2 12 CALL DEC 12 NYM.NAT GAS E 4400
12% OPTION MARKET VALUE
Y EXPERE 13/27/12
AVERAGE LONG: L14100
LAST TRADE DATE: 11/27/12
3/06/2 12 CALL MAR-L3 NYM NAT GAS E 4400
12% OPTION MARKET VALUE .
; EXPIRE 2/25/13
AVERAGE LONG: .1360
LAST TRADE DATE: ~2/25/13
2/29/2 34 CALL MAR 13 NYM NAT GAS B 4450 C
34% 2 OPTION MARKET VALUE:
U EXPIRE 2/25/13
AVERAGE LONG! G .13500
LAST TRADE DATE; . - 2/25/13
1/31/2 43 FEB i3 NYMN NAT GAS E 4500 :C.
43+ OPTION MARKET VALUE
. EXPIRE 1/28/13
AVERAGE LONG: .15750
LAST TRADE DATE: - 1/28/13
4/02/2 72 CALL APR 13 NYM NAT GAS E 4500 ¢
72% CPTION MARKET VALUE
EXPIRE 3/25/13
AVERAGE LONG: .13500
LAST TRADE DATE:  3/25/13
4/30/2 55 CALL MAY 13 NYM NAT GAS B 4500 C
S5* OPTION MARKET VALUE

EXPIRE 4/25/13

MONTHLY COMMODHTY STATERENT

STATEMENT DATE: SEP 28, 2012
ACCOUNT NUMBER: 121 X2068
SALESMAN NUMBER: 121 X121

RBC-WEALTH-MANAGEMENT
(704}264-2767

INTRODUCED BY:

IF YOU HAVE ANY QUESTIONS OR ISSUES
REGARDING YQUR STATEMENT THAT YOQU

ARE UNABLE TO RESCLVE WITH YQUR BROKER,
PLEASE CONTACT ADMIS CUSTOMER SERVICE AT
1/800/654-0461 or 312/242-7200.

w® * &* * * * * * * * * * * *

DEBIT CREDIT

25,118.00

EXPIRE U .00
EXPTRE ~ US .00
.00

k& ok ok ok & ok k ok ok k ok ok k k

53,730.00
53,730.00%

2,544.00
2,544.00%*

14,052.00
14,052.00+

L1360
L1171

s

36,652.00
36,652.00%

35,561.00
35,561.00%

70,488.00
70,488.00%

.1350
L0979

us

66,605.00
66,605,00*

.1250
L1211

Us

ADM INVESTOR SEVEREES, 1bNt:a wholly 033880 subsidiary of the Archer Daniels Midiand Company.
PLEASE REPORT ANY DIFFERENCES OR 08 Y. YO RE TO IMMEDIATELY EXERCISE YOUR RIGHT TO HAVE DIFFERENCES OR OBJECTIONS
’ T RN A RRR e 10 St

CORRECTED WILL BE DEEMED YOUR AGREEN
HETAR FOR TAX RECOHDS

ECTAND RATIFIED,
SUBECT 1O TERMS AND CONDITIONS Ot REVERSE S1DE

CODED SYIPECLS ARE EXPLAINED ON REVEASE S:0E




ADM

PAGE

DATE

2/01/2

1/18/2

8/06/2

8/06/2

8/31/2

7/02/2

1/03/2

1/03/2

ADM INVESTOR SERVICES, INC.
Chicage Board of Trade Building
141 W. Jackson Blvd. ¢ Suite 1600A

Chicago, Tllinios 60604-3190

2

PIEDMONT NATURAL GAS CO
SOUTH CARCLINA ACCOUNT
ATTN ROB THORNTON

PO BOX 33068

CHARLOTTE NC 28233-3060

LONG/BUY SHRT/SELL

15
15%

12
12%

13
13=*

18
18*

30
30%

38
36%

12
12+%

DESCRIPTION

ALL AUG 13 NYM NAT. GAs E 4650
' OPTION MARKET VALUE
R EXPIRE 7/26/13
AVERAGE LONG: - .14500

LAST TRADE DATE: 7/26/13

CALL AUG 13 NYM NAT GAS E 4700 C

OPTION MARKET VALUE
AVERAGE LONG: 14200

LAST TRADE DATE: 7/26/13

CALL SEP 13 NYM NAT GAS E 4700
OPTION MARKET VALUE-:
BXPIRE 8/27/13
.1380¢

AVERAGE LONG:
LAST TRADE DATE

CALL UL 13 NYM IAT GAS E 47
OPTION MARKET VALUE

‘EXPIRE 6/25/13 :

,14100

| AVERAGE:LONG:
3 25/13

“BXPIRE 12/26/12
AVERAGE LONG: 17000

LAST TRADE DATE: 12/26/12
CALL JAN 13 NYM NAT GAS E 4960
OPTION MARKET VALUE
EXPIRE 12/26/12
AVERAGE LONG: 15400

LAST TRADE DATE: 12/26/12

EXPIRE 7/26/13

CALL JAN:13 NYM:NAT ¢AS E 4800°

STATEMENT DATE:
ACCOUNT NUMBER:
SALESMAN NUMBER!:

INTRODUCED BY:

MONTHLY COMMODITY STATEMENT

SEP 28, 2012
121 X2068
121 X121

RBCWEALTH *MANAGEMENT
(704)264-2767

IF ¥YQU HAVE ANY QUESTIONS OR ISSUES
REGARDING YOUR STATEMENT THAT YOU

ARE UNABLE TO RESOLVE WITH YOUR BROKER,
PLEASE CONTACT ADMIS CUSTOMER SERVICE AT
1/800/654-0461 or 312/242-7200.

PRICE/LEGND CC

us

+1450. U8
.1624 .

. +1380 us
.1860

us
=1700 us
10237 :
.1540 us
.0184

us:.

DEBIT CREDIT

11,265,00
11,265.00%

4,164.00
4,164.00%

11,368.00
11,368.00*

19,838.00
19,638.00%

33,480.00
33,480.00*%

38,490.00
38,490.00%

$,532.00
8,532.00%

2,208.00
2,208.00%

ADM INVESTOR SERVICES, INC. a wholly owaed subsidiary of the Archer Daniels Midland Company.

PLEASE REPORT ANY DIFFERENCES OR OBJECTIONS IMMEDIATELY. YOUR FAILURE TO IMMEDIATELY EXERCISE YOUR RIGHT TO HAVE BIFFERENCES OR OBJECTIONS
CORRECTED WILL BE DEEMED YOUR AGREEMENT THAT THIS STATEMENT 15 CORRECT AND RATIFIED.
SUBJEGT TO TERMS AND CONDITIONS GN REVERSE Si0E

FHETAN FOR TAX BECGROS

COOLD SYL'BOLS ARE EXPLAINEO ON REVEHSE S-DE




ADM INVESTOR SERVICES, INC,
Chicago Board of Trade Building
141 W. Jackson Blvd, ® Suite 1600A
Chicago, Hinios 60604-3190

PAGE 3

PIEDMCNT MNATURAL GAS CO
S0UTE CAROLINA ACCOUNT

ATTN ROB THORNTON

PO BOX 33068

CHARLOTTE NC 28233-3060

DATE

i2/13/1 12

12%
11/18/1 10

10%
12/01/1 35

35%
11/02/1 40

40+
1. BEGINNING ACCT BALANCE
2, P&L AND CASH ACTIVITY
3. ENDING ACCT BALANCE
8. OPTIONS MARKET VALUE

9. ACCT VALUE AT MARKET
CONVERTED ACCT VALUE US

OPTION PREMIUM

* ¥ * ¥

LONG/BUY SHRT/SELL

LAST TRAﬁE DATE:

*%+ QHEG USD %%+

oS

B R Kk ko k ok kK k k ok * k k ok h kN K K X T k X £ X %

FOR 2011 TAX INFORMATION,

HTTP://WAWW.ADMIS . COM/TAXFAQ.KTH :
e

DESCRIPTION

CALL DEC 12 NYM NAT/ GAS/E'500
OPTIOR MARKET: VALUE :
EXPIRE 11/27/12
i ;15aoo :

AVERAGE LONG:

LAST TRADE DATE 311/27/12
CALL NOV 12'NYM NA GAS E 5100
-..'OPTION MARKET. VALUE
XPIRE 10/26/12
.15%00

10/26/12

CALL DEC 12 NYM NAT{GAS-B 5100 <.

OPTION MARKET. VALUE
EXPIRE 11/27/12
AVERAGE LONG: S .22200

11/27/12

LAST  TRADE DATE'”

CALL NOV 12 “NYM NAT GAS E 5500
OPTION -MARKET VALUE

. EXPIRE 10/26/12

AVERAGE LONG: .15000

LAST TRADE bATE: 10/26/12 .-

25,11%,00-

25,119.00

. ’00
09,969.00

409,969.00
409 , 96900

bl CURRENT MONTH **%*

500

VISIT OUR WEBSITE AT

**% YEA! .TO-DATE LN

STATEMENT DATE:

ACCQUNT NUMBER:
SALESMAN NUMBER:

IHNTRODUCED BY:

MAONTHLY COMMOGDITY STATERMENT

SEP 28, 2012
121 X2068
121 x121

RBCWEALTH MANAGEMENT
(704)264-2767

IF YOU HAVE ANY QUESTIONS OR ISBUES
REGARDING YOUR STATEMENT THAT YOU

ARE UNABLE TO RESOLVE WITH YOUR BROKER,
PLEASE CONTACT ADMIS CUSTOMER SERVICE AT
1/800/654-0461 or 312/242-7200.

. PRICE/LEGND CC

DEBIT CREDIT

31z.00
312.00%

10.00
10.00%*

630,00
630.00%

40.00
40.00%

ADM INVESTOR SERVICES, INC. a wholly owned subsidiary of the Archer Daniels Midland Company.

PLEASE REPORT ANY DIFFERENCES OR OBJECTIONS iMMEDIATELY, YOUR FAILURE TO IMMEDIATELY EXERCISE YOUR RIGHT TO HAVE DIFFERENCES OR OBJECTIONS
CORRECTED WILL BE DEEMED YOUR AGREEMENT THAT THIS STATEMENT IS CORRECT AND RATIFIED.
SUBIECT TO TERMS AND CONDITIONS ON HEVERSE SIDE

FRUTAMECR TAX RECOROS

CODED SYLMEOLS ARE EXPLAILED ON REVERSE 5:0%




Open Positions - South Carollna

Report as of 9/28/2012 Close

MMBtus StrikefFixed | Purchase| Purchase Trade / NYMEX Net Valua vs.
Period Tool Counterparty [Trade Datef Purchased . Explration Market |Market Value [ Current Market
Price Price |Cost/Proceeds .
Per Month Date Price Vaiue
Nov-12 Cail NYMEX 11212011 400,000 $5.50 $0.1600 $64,000  10/28/2012 E $0,0001 $40 -~ ($63,960)
Nov-12 Call NYMEX 11/18/2011 100,000 5.10 $0.1590¢ 515,900 10/26/2012 E 50.0001 310 ($15,880)
Dec-12 Call NYMEX 12/1/2011 350,000 5.10 $0.2220 377,700 117272012 E 50.0018 $630 {$77,070)
Dec-12 Cali NYMEX 12/13/2014 120,000 $5.00 $0.1500 518,000  11/27/2012 E 50.0028 $312 ($17,688),
Dec-12 Cali NYMEX 1/17/2012 120,000 $4.40 50,1410 $16,820 1{1/27/2012 E $0.0212 $2,544 ($14,376}
Jan-13 Call NYMEX 1/3/2012 120,000 $4.90 50.1540 $18,480 12/26/2012 E 0.0184 $2,208 ($16,272)
Jan-13 Call NYMEX 1/3/2012 360,000 $4.80 $0.1700 $61,200 12/26/2012 E 0.0237 38,632 {$52,668)
Jan-13 Call NYMEX 1/18/2012 120,000 $4.65 50.1375 516,500 12/26/2012 £ $0.0347 4,164 ($12,336)
Feb-13 Call NYMEX 173142012 430,000 $4.50 50.1575 367,725 01/28/2013 E $50.0827 535,561 ($32,164)
Feb-13 Call NYMEX 2112012 150,000 34.55 50,1425 521,375 01/28/2013 E $0.0751 $11,265 (810,110}
Mar-13 Call NYMEX 212812012 340,000 $4.45 $0.1350 545,800  02/25/2013 E $0.1078 $36,652 ($9,248)
Mar-13 Call NYMEX 3/6/2012 120,000 $4.40 501360 16,320 02/25/2013 E 0.1171 514,052 ($2,268)
Apr-13 Calf NYMEX 41272012 720,600 $4.50 $0.1350 97,200 03/25/2013 E 0.0879 570,488 {$26,712)
May-13 Call NYMEX 4/30/2012 560,000 34.50 0.1250 58,750 04/25/2013 E .1211 66,605 ($2,145)
Jun-13 Call NYMEX 5/31/2012 300,000 34,35 50.1410 42,300 05/28/2013 E 50.1791 $53,730 511,430
Jul-13 Call NYMEX 71212012 300,000 4.75 0.1410 42,300 06/25/2013 E %0.1283 538,490 ($3,810}
Aug-13 Cail NYMEX ‘Bi3/2012 130,000 4.70 0.1420 $18,460 07/26/2013E $0.1528 19,838 $1,378
Aug-13 Call NYMEX 8/6/2012 70,000 4.65 $0.1450 510,150  07126/2013 E $0.1624 311,368 51,218
Sep-13 Call NYMEX 8/31/2012 180,000 54.70 0,1380 $24,840  08/27/2013 E $0.1860 533,480 $8,640
SUMMARY: 4,980,000 $744,020 $409,969 ($334,051)




South Carolina

Report as of 9/28/2012 Close

Period

Original Purchase

Realized Value

Net Value Realized

_ Cost/Proceeds Gain or {Loss)
Closed Positions - May-2002/April-2003 Review $949 450 $2,424,270 $1,474,820
Closed Positions - May-2003/April-2004 Review $1,065,640 $400,810 {$664,830)
Closed Positions - May-2004/April-2005 Review $851,680 $795,2090 ($56,390)
Closed Positions - May-2005/April-2006 Review $2,463,600 $4,925,500 $2,461,810
Closed Positions - May-2006/April-2007 Review $3,369,220 ($1,385,730) ($4,754,950)
Closed Positions - May-2007/April-2008 Review $2,908,420 $1,159,981 ($1,748,439)
Closed Positions - May-2008/Aprii-2009 Review $3,446,030 ($6,147,835) {$9,593,865)
Closed Pasitions - May-2009/April-2010 Review $3,599,735 ($12,587,530) ($16,187,265)
Closed Positions - May-2010/April-2011 Review $2,240,760 {$3,938,546) {$6,179,306)
Closed Positions - May-2011/April-2012 Review $1,339,250 $0 ($1,339,250)
Closed Positions - May-2012/October-2012 Review $393,010 50 {$393,010)
Total Closed Positions Review Periods 922,020,880  ($14,303,790) {$36,980,67/9)
Open Positions Total $744,020 $400,969 (5334,057
Closed/Open Postion TOTALS T03,570,006]  (313,043,821) (537,314,126)




South Carolina May-2012/0ctober-2012 Review
Report as of 9/28/2012 Close

Perlod Tool Counter (Original Trade Purfi?;z;s?er Strike/Fixed Purchase Purchase Elg:iar:?i::n Expiratlon | Realized | NetValue Realized Fess
party Date onth Price Price CostiProceeds Date Price Value Gain or (Loss)
May-12|  Calt NYMEX 5/9/2011 110,000 5.70 $0.182¢ 20,020] 04/252012 E $0.000 50 {$20,020) $170.50
May-12]  Call NYMEX 6/24/2011 120,000 5.45 0.1830 21,960] 04125012 E $0.000 50 {$21,960) 5186.00
May-12]  Calf NYMEX B/g/2011 110,000 $5.156 0.1700 18,700| 04/25/2012 E $0.000 0, {318,700) $170.50
May-12|  Call NYMEX 8/25/2011 120,000 $5.00 0.1650 19,800 04/25/2072 E 0.000 0, (519,800) 5$186.00{ -
May-12| Call NYMEX 10252011 110,000 34.55 0.1550 517,050] 04/35/2012 E 0.000. 0 (517,050) 170.50
Jun-12]  Call NYMEX 6/17/2011 70,000 5.70 0,1940 13,680( 05/25/2012 E $0.000 0 (513,580) 108.50
Jun-12]  Call NYMEX 81812051 70,000 5.20 0.1800 12,600] 05£25/2012 E 0.000 G ($12,600) 108.50
Jup-12|  Call NYMEX 872372011 80,000 5.10 0.1750 14,000| 05/25/2012 £ 0.000 9 ($14,000) 5124.00
Jun-12;  Call NYMEX 912612011 70,000 $4.95 0.1630 $11,410] 0672572012 E 0.000 Q (311410 5108.50
Jun-12[ ~ Call NYMEX 11/9/2011 70,000, 34.50 0.1425 59,975 05/25/2012 E 0.000 0 (58.975) 5108.50
Jul-12]  Gall NYMEX 71272019 80,000 5.75 0.1850 514,800 06/262012F 0.000 0 (514,800 124.00
Jul-12[  Gali NYMEX 802011 70,000 5.45 0.1750 512,250| 06/26/2012 E 0.000 0| (512,250 106.50
Jul2]  Call NYMEX 81252011 80,000 5.20 $0.1750 14.000] 08f26/2012 E 0,000, 0 (514,000 124.00
Jul-12]  Call NYMEX 101472011 70,000 $5.00 $0.1650 11.650] 06/26/2012 E 0.000] [t {$11,550 108.50
Jul-12[  Call NYMEX 11972011 80,000 $4.70 $0.1400 11,200] 06/26/2012 E 0.000] 0 ($11,200) $124.00
Aug-12[  Call NYMEX 71292011 70,000, $5.55 $0.1860 13,020] 077262012 £ 0.00G Q {$13,020) $108.50
Aug-12[  Call NYMEX 8i8/2011 60,000 5545 501780 510,680] 0F/26/2012 E $0.000 S0 {$10,680) $93.00
_Aug-12] - Call NYMEX 9/26/2011 70,008 $5.20 0.1730 $12,110} 07/26R01ZE $0.000 30 {312,110) $108.50
Aug-12]  Cali NYMEX 10/14R2011 60,000 5.15 0.1650 £9,900] 07/28/2012 E $0.000 $0 ($9.900) $83.00
Aug-12|  Calt NYMEX 11/812011 70,000 4.80 $0.1480 $10,220| 07r26R012 E 0.000 S0, {310,220) 108.50
Sep-12|  Gall NYMEX 9612011 70,000 5.60 0.1700 11,800( 08/28/2012 E 0.040 S0 (511,900 108.50
Sep-12|  Calil NYMEX 8/8/2011 70,000 5.60 0.17C0 11,900| 08/28/2012 E 0.000 D] (511,800) 5108.50
Sep-i2|  Call NYMEX 97262011 60,000 5,35 0.1700 10,200 08/28/2042 £ 0.060 ) (310,200) $93.00
Sep-12|  Call NYMEX 10114204 1 70,060 5.35 0.1650 11,550| 08/28/2012 E 0.000 0 (311,650) $108.50
Sep-12|  Call NYMEX 11/9/2011 70,000 54.90 0.1540 10,780] 08/28/2012 E 0.000 $0 ($10,780) $108.50
Oct-12]  Call NYMEX 10/8/2011 210,000 5.40 0.180 35,280; 09/25/2012 E 0.000 %0 ($35,280) 335.50
Oct-12]  Call NYMEX 101172011 74,000 5.50 0.1700 11,900} 09/25/2012 E C.000 Q ($11.200) 108.50
Oct-12{ _ Call NYMEX 1171142011 70,000 5.00 $0.1525 10.675] 09262012 E 0.000 0 ($10,675) 108.50
SUMMARY: 2,330,000 $393,010 [i} (53930103 33611.50




